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ȻȿɅɈɊɍɋɋɄɂɃ ȽɈɋɍȾȺɊɋɌȼȿɇɇЫɃ ɍɇɂȼȿɊɋɂɌȿɌ 
Ɏɚɤɭɥɶɬɟɬ ɩɪɢɤɥɚɞɧɨɣ ɦɚɬɟɦɚɬɢɤɢ ɢ ɢɧɮɨɪɦɚɬɢɤɢ 
Ʉɚɮɟɞɪɚ ɬɟɨɪɢɢ ɜɟɪɨяɬɧɨɫɬɟɣ ɢ ɦɚɬɟɦɚɬɢɱɟɫɤɨɣ ɫɬɚɬɢɫɬɢɤɢ 
 
 
 
Аɧɧɨɬɚɰɢɹ ɤ ɞɢɩɥɨɦɧɨɣ ɪɚɛɨɬɟ 
«ɇɟɩɚɪɚɦɟɬɪɢɱɟɫɤɨɟ яɞɟɪɧɨɟ ɨɰɟɧɢɜɚɧɢɟ ɯɚɪɚɤɬɟɪɢɫɬɢɤ 
ɨɞɧɨɦɟɪɧɵɯ ɢ ɞɜɭɦɟɪɧɵɯ ɩɪɨɰɟɫɫɨɜ ɩɪɨɰɟɧɬɧɵɯ ɫɬɚɜɨɤ» 
 
ɒɚɦɪɭɤ ɘɪɢɣ Ɇɢɯɚɣɥɨɜɢɱ 
 
ɇɚɭɱɧɵɣ ɪɭɤɨɜɨɞɢɬɟɥɶ – ɞɨɰɟɧɬ, ɤɚɧɞɢɞɚɬ ɮɢɡ.-ɦɚɬ. ɧɚɭɤ Ʉɪɚɫɧɨɝɢɪ 
ȿ.Ƚ. 
 
 
 
 
 
2015 
  
Ⱥɧɧɨɬɚɰɢя ɞɢɩɥɨɦɧɨɣ ɪɚɛɨɬɵ 
Ɍɟɦɚ «ɇɟɩɚɪɚɦɟɬɪɢɱɟɫɤɨɟ ɹɞɟɪɧɨɟ ɨɰɟɧɢɜɚɧɢɟ ɯɚɪɚɤɬɟɪɢɫɬɢɤ ɨɞɧɨɦɟɪɧɵɯ ɢ 
ɞɜɭɦɟɪɧɵɯ ɩɪɨɰɟɫɫɨɜ ɩɪɨɰɟɧɬɧɵɯ ɫɬɚɜɨɤ»  
ɒɚɦɪɭɤ ɘɪɢɣ Ɇɢɯɚɣɥɨɜɢɱ 
ɇɚɭɱɧɵɣ ɪɭɤɨɜɨɞɢɬɟɥɶ Ʉɪɚɫɧɨɝɢɪ ȿɜɝɟɧɢɣ Ƚɪɢɝɨɪɶɟɜɢɱ, ɞɨɰɟɧɬ, ɤɚɧɞɢɞɚɬ 
ɮɢɡ.-ɦɚɬ. ɧɚɭɤ  
Ʉɚɮɟɞɪɚ ɬɟɨɪɢɢ ɜɟɪɨɹɬɧɨɫɬɟɣ ɢ ɦɚɬɟɦɚɬɢɱɟɫɤɨɣ ɫɬɚɬɢɫɬɢɤɢ. ɋɩɟɰɢɚɥɶɧɨɫɬɶ: 
ɚɤɬɭɚɪɧɚɹ ɦɚɬɟɦɚɬɢɤɚ. ɋɩɟɰɢɚɥɢɡɚɰɢɹ: ɦɚɬɟɦɚɬɢɤ-ɮɢɧɚɧɫɢɫɬ  
Ⱦɢɩɥɨɦɧɚɹ ɪɚɛɨɬɚ, 52 ɫ., 35 ɪɢɫ., 2 ɬɚɛɥ., 22 ɢɫɬɨɱɧɢɤɚ. ȼ ɩɟɪɜɨɣ ɝɥɚɜɟ 
ɩɪɨɜɨɞɢɬɫɹ ɨɛɡɨɪ ɬɟɨɪɟɬɢɱɟɫɤɨɝɨ ɦɚɬɟɪɢɚɥɚ, ɫɜɹɡɚɧɧɨɝɨ ɫ ɨɞɧɨɦɟɪɧɵɦɢ 
ɦɨɞɟɥɹɦɢ. ȼɨ ɜɬɨɪɨɣ ɝɥɚɜɟ ɩɪɨɜɨɞɢɬɫɹ ɩɪɚɤɬɢɱɟɫɤɨɟ ɢɫɫɥɟɞɨɜɚɧɢɟ 
ɧɟɩɚɪɚɦɟɬɪɢɱɟɫɤɢɯ ɨɰɟɧɨɤ ɞɥɹ ɨɞɧɨɦɟɪɧɵɯ ɦɨɞɟɥɟɣ. Ɍɪɟɬɶɹ ɝɥɚɜɚ 
ɩɨɫɜɹщɟɧɚ ɦɨɞɟɥɢɪɨɜɚɧɢɸ ɪɟɚɥɢɡɚɰɢɣ ɩɪɨɰɟɫɫɨɜ ɞɜɭɦɟɪɧɵɯ ɩɪɨɰɟɧɬɧɵɯ 
ɫɬɚɜɨɤ ɢ ɹɜɥɹɟɬɫɹ ɫɤɨɪɟɟ ɜɫɩɨɦɨɝɚɬɟɥɶɧɨɣ. ȼ ɱɟɬɜɟɪɬɨɣ ɝɥɚɜɟ ɢɫɫɥɟɞɭɸɬɫɹ 
ɧɟɩɚɪɚɦɟɬɪɢɱɟɫɤɢɟ ɨɰɟɧɤɢ ɞɥɹ ɨɞɧɨɦɟɪɧɵɯ ɦɨɞɟɥɟɣ. 
Ʉɥɸɱɟɜɵɟ ɫɥɨɜɚ: ɇȿɉАɊАɆȿɌɊɂɑȿɋɄɈȿ əȾȿɊɇɈȿ ɈɐȿɇɂȼАɇɂȿ, 
ɈȾɇɈɆȿɊɇАə ɆɈȾȿɅЬ ɉɊɈɐȿɇɌɇɈɃ ɋɌАȼɄɂ, ȾȼɍɆȿɊɇАə 
ɆɈȾȿɅЬ ɉɊɈɐȿɇɌɇɈɃ ɋɌАȼɄɂ, ɋɌɈɏАɋɌɂɑȿɋɄɈȿ 
ȾɂɎɎȿɊȿɇɐɂАɅЬɇɈȿ ɍɊАȼɇȿɇɂȿ 
ɐɟɥɶ ɪɚɛɨɬɵ – ɩɨɫɬɪɨɟɧɢɟ ɢ ɫɪɚɜɧɟɧɢɟ ɧɟɩɚɪɚɦɟɬɪɢɱɟɫɤɢɯ ɹɞɟɪɧɵɯ ɨɰɟɧɨɤ 
ɮɭɧɤɰɢɣ ɞɪɟɣɮɚ ɢ ɞɢɮɮɭɡɢɢ, ɢɫɫɥɟɞɨɜɚɧɢɟ ɫɜɨɣɫɬɜ ɨɰɟɧɨɤ. 
ȼ ɞɢɩɥɨɦɧɨɣ ɪɚɛɨɬɟ ɫɞɟɥɚɧɵ ɜɵɜɨɞɵ ɨɬɧɨɫɢɬɟɥɶɧɨ ɫɜɨɣɫɬɜ ɢ ɤɚɱɟɫɬɜɚ 
ɧɟɩɚɪɚɦɟɬɪɢɱɟɫɤɢɯ ɨɰɟɧɨɤ ɩɪɢ ɢɡɦɟɧɟɧɢɢ ɢɧɬɟɪɜɚɥɚ ɜɪɟɦɟɧɢ ɦɟɠɞɭ 
ɧɚɛɥɸɞɟɧɢɹɦɢ ɩɪɨɰɟɫɫɚ, ɨɛɥɚɫɬɢ ɡɚɞɚɧɢɹ ɧɟɩɚɪɚɦɟɬɪɢɱɟɫɤɨɣ ɨɰɟɧɤɢ, 
ɩɚɪɚɦɟɬɪɚ ɪɚɡɦɵɬɨɫɬɢ.  
 
  
Abstract of the thesis 
Theme: "nonparametric kernel estimation of characteristics of one-dimensional and 
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Diploma, 52 pages, 35 illustrations, 2 tables, 22 sources. The first chapter provides 
an overview of the theoretical material devoted to the one-dimensional model. In 
the second chapter, a case study of nonparametric estimates for one-dimensional 
models is carried out. The third chapter is devoted to the modeling of two-
dimensional realization of the process of interest rates. The fourth chapter 
examines the nonparametric estimates for two-dimensional models. 
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The purpose of work – construction and comparison of nonparametric kernel 
estimators for the drift and diffusion functions, the study of the properties of 
estimators. 
In this research paper the conclusions about the properties and the quality of 
nonparametric estimates had been made when you change the time interval 
between the observations of the process, the domain of the nonparametric 
estimation, bandwidth. 
 
